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Vice President
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kjackson@scano. com

June 15, 2009

Mr. Charles L. A. Terreni
Chief Clerk and Administrator
Public Service Commission of South Carolina

Post Office Box 11649
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Mr. Dan F. Arnett
Chief of Staff
Office of Regulatory Staff of South Carolina

Post Office Box 11263
Columbia, SC 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find

the report on South Carolina Electric and Gas Company's hedging activities for May, 2009.

lf you have any questions concerning this report, please do not hesitate to call.

Kenneth R. Jackson

Cc: Scott Elliott, Esq

Encs.
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Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina

Post Office Box 11263

Columbia, SC 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find

the report on South Carolina Electric and Gas Company's hedging activities for May, 2009.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq

Encs.
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South Carolina Electric 8 Gas Company
Risk Ilanagement Program Adjustments
For llay 2009

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679 Current Month

Inception To

Date

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

120,230.86

103,500.00

61,043.38

305,473.86

13,441.65

3,171.42

1,249.55

579.00 18,887.77 388.61 19,855.38

133,672.51

103,500.00

64,214.80

306,723.41

Non Hedging Addition to Cost of Gas

Hedging Additions I (Subtractions)

579.00 609, 135.87 18,251.23 627,966.10

2,337,480.00 31,437,681.10 1,017,635.10 34,792,796.20

Total 2,338,059.00 32,046, 816.97 1,035,886.33 35,420, 762.30

Interest Rate 0.3431%

South Carolina Electric & Gas Company
Risk Management Program Adjustments
For May 2009

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G
Order 2006-331

579.00

Docket 2006-5-G
Order 2006-679

Inception To

Current Month Date

18,887.77 388.61 19,855.38

120,230.86 13,441.65 133,672.51

103,500.00 - 103,500.00

61,043.38 3,171.42 64,214.80

305,473.86 1,249.55 306,723.41

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 609,135.87 18,251.23 627,966.10

2,337,480.00 31,437,681.10 1,017,635.10 34,792,796.20

Total 2,338,059.00 32,046,816.97 1,035,886.33 35,420,762.30

Interest Rate 0.3431%
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SCE&G May 2009 Results

Trade Date PUT/CALL Contracts Montb Strike Price Trade Price Market Price Total Cost Current Value Mark to Market.

170CT07
170CT07
300CT07
06NOV07

13NOV07

20NOV07

27NOV07

04DEC07
11DEC07
18DEC07
26DEC07
02 JANO8

OBJANOB

15JANOB

22JANOB

29JANOS

05FEBOB
12FEBOB
19FEBOB
26FEBOB
04MAROB

11MAROS

18MAROS

25MAROS

01APROS

OBAPROB

15APROB

22APROB

29APROS

06NAYOB

13MAYOS

20MAYOB

27NAYOB

03JUNOB

10JUNOB

10JUNOB

17JUNOB

24JUNOB

01JUL 0 8

08 JUL OS

15JULOB
22 JULOB

29JULOB

27APR09
24JUNOB

10JUNOB

10JUNOB

PUT

PUT

PUT

25. 00
20. 10
0.60
0.60
0.60
0.50
0.60
0.60
0.60
0.60
0.50
0.60
0.60
0.60
0.50
0.60
0.60
0.60
0.60
0.50
0.60
0.60
0.60
0.50
0.60
0.60
0.60
0.60
0.50
0.60
0.60
0.60
0.50
0.60
0.60

25.00
0.60
0.60
0.50
0.60
0.60
0.60
0.50

(25.00)
5.40

20.10
4.50

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01NAY09
01MAY09

01NAY09
01MAY09

01NAY09

01NAY09
01NAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01NAY09

01MAY09

01NAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01MAY09

01NAY09

01NAY09

01NAY09
01NAY09

01MAY09

01NAY09

01NAY09

01NAY09

01NAY09

01MAY09

01MAY09

01MAY09

01NAY09

01NAY09

01MAY09

01MAY09

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
8.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
8.17
8.05
7.86

8.010
8.035
8.133
7.911
8.051
7.870
7.915
7.700
7.862
7.910
7.850
8.269
8.088
8.142
7.864
8.055
8.115
8.288
8.424
8.647
8.667
8.804
8.565
8.794
8.670
8.997
9.124
9.692
9.571
9.915

10.274
10.419
10.611
10.705
10.854
0.268

11.215
11.505
11.748
11.217
10.757
9.687
9.184
8.000
0.165
0.305
0.265

3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
0.000
3.321
3.321
3.321
3.321
3.321
3.321
3.321
3.321
4.849
4. 729
4.539

(2, 002
(1,615

(48
(47
(48
(39
(47
(46
(47
(47
(39
(49
(48
(48
(39
(48
(48
(49
(50
(43
(52
(52
(51
(43
(52
(53
(54
(58
(47
(59
(61
(62
(53
(64
(65
(67
(67
(69
(58
(67
(64
(58
(45

2, 000
(8

(61
(11

500. 00)
035.00)
798.00)
465.40)
306.00)
351.00)
487. 00)
198.20)
172.00)
460. 00)
250. 00)
611.60)
528. 00)
851.40)
320. 00)
331.80)
687.00)
728. 00)
542. 80)
235.00)
003.20)
824. 00)
387.60)
970.00)
020. 00)
982. 00)
744. 00)
152.60)
855. 00)
491.20)
644. OO)

514.00)
055. 00)
230. 00)
124.00)
000. 00)
290.00)
030.00)
738.50)
299.00)
542. 00)
120.80)
922 .00)
000.00
910.00)
305.00)
925.00)

830, 250. 00
667, 521.00
19, 926. 00
19, 926. 00
19, 926 .00
16, 605.00
19, 926 .00
19, 926.00
19, 926. 00
19, 926.00
16, 605.00
19, 926.00
19, 926.00
19, 926. 00
16, 605. 00
19, 926.00
19, 926. 00
19, 926. 00
19, 926. 00
16, 605. 00
19, 926. 00
19, 926.00
19, 926. 00
16, 605.00
19, 926. 00
19, 926. 00

19, 926. 00
19, 926. 00

16, 605. 00

19, 926. 00
19, 926. 00
19, 926. 00
16, 605. 00
19, 926. 00
19, 926. 00

0.00
19, 926. 00
19, 926. 00
16, 605. 00
19, 926. 00
19, 926. 00
19, 926. 00
16, 605. 00

(830, 250. 00)
261, 846. 00
950, 529.00
204, 255. 00

(1, 172, 250. 00)
(947 514.00)

(28, 872. 00)
(27, 539.40)
(28, 380.00)
(22, 746. 00)
(27, 561.00)
(26, 272. 20)
(27, 246. 00)
(27, 534. 00)
(22, 645 . 00)
(29, 685. 60)
(28, 602. 00)
(28, 925.40i
(22, 715.00i
(28, 405. 80)
(28, 761.00)
(29, 802. 00)
(30, 616.80)
(26, 630.00)
(32, 077 .20)
(32, 898.00)
(31,461.60)
(27, 365.00)
(32, 094. 00)
(34, 056. 00)
(34, 818.00)
(38, 226. 60)
(31, 250. Ooi

(39, 565.20)
(41, 718.00)
(42, 588. 00)
(36, 450. 00)
(44, 304. 00)
(45, 198.00)
(67, 000 .00)
(47, 364. 00)
(49, 104 .00)
(42, 133 .50)
(47, 373.00)
(44, 616.00)
(38, 194 .Boi
(29, 317.00)

1, 169, 750. 00
252, 936.00
889, 224. 00
192, 330.00

98.20 *01MAY09 (3, 868, 937.10) 2, 851, 302.00 (1, 017, 635.10)

98.20 (3, 868, 937.10) 2, 851, 302. 00 (1,017, 635.10)
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SCE&G May 2009 Results

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

======= .................. ======= ======= ============ .............. = .... ==== ===== ............. === .............. _= .............. _= .....

170CT07 25.00 01MAY09 0.00 8.010 3.321

170CT07 20.10 01MAY09 0.00 8.035 3.321

300CT07 0.60 01MAY09 0.00 8.133 3.321

06NOV07 0.60 01MAY09 0.00 7.911 3.321

13NOV07 0.60 01MAY09 0.00 8.051 3.321

20NOV07 0.50 01MAY09 0.00 7.870 3.321

27NOV07 0.60 01MAY09 0.00 7.915 3.321

04DEC07 0.60 01MAY09 0.00 7.700 3.321

IIDEC07 0.60 01MAY09 0.00 7.862 3.321

18DEC07 0.60 01MAY09 0.00 7.910 3.321

26DBC07 0.50 01MAY09 0.00 7.850 3.321

02JAN08 0.60 01MAY09 0.00 8.269 3.321

08JAN08 0.60 01MAY09 0.00 8.088 3.321

15JAN08 0.60 01MAY09 0.00 8.142 3.321

22JAN08 0.50 01MAY09 0.00 7.864 3.321

29JAN08 0.60 01MAY09 0.00 8.055 3.321

05FEB08 0.60 01MAY09 0.00 8.115 3.321

12FEB08 0.60 01MAY09 0.00 8.288 3.321

19FEB08 0.60 01MAY09 0.00 8.424 3.321

26FEB08 0.50 01MAY09 0.00 8.647 3.321

04MAR08 0.60 01MAY09 0.00 8.667 3.321

11MAR08 0.60 01MAY09 0.00 8.804 3.321

18MAR08 0.60 01MAY09 0.00 8.565 3.321

25MAR08 0.50 01MAY09 0.00 8.794 3.321

01APR08 0.60 01MAY09 0.00 8.670 3.321

08APR08 0.60 01MAY09 0.00 8.997 3.321

15APR08 0.60 01MAY09 0.00 9.124 3.321

22APR08 0.60 01MAY09 0.00 9.692 3.321

29APR08 0.50 01MAY09 0.00 9.571 3.321

06MAY08 0.60 01MAY09 0.00 9.915 3.321

13MAY08 0.60 01MAY09 0.00 10.274 3.321

20MAY08 0.60 01MAY09 0.00 10.419 3.321

27MAY08 0.50 01MAY09 0.00 10.611 3.321

03JUN08 0.60 01MAY09 0.00 10.705 3.321

10JUN08 0.60 01MAY09 0.00 10.854 3.321

10JUN08 PUT 25.00 01MAY09 8.00 0.268 0.000

17JUN08 0.60 01MAY09 0.00 11.215 3.321

24JUN08 0.60 01MAY09 0.00 11.505 3.321

01JUL08 0.50 01MAY09 0.00 11.748 3.321

08JUL08 0.60 01MAY09 0.00 11.217 3.321

15JUL08 0.60 01MAY09 0.00 10.757 3.321

22JUL08 0.60 01MAY09 0.00 9.687 3.321

29JUL08 0.50 01MAY09 0.00 9.184 3.321

27APR09 (25.00) 01MAY09 0.00 8.000 3.321

24JUN08 PUT 5.40 01MAY09 8.17 0.165 4.849

10JUN08 PUT 20.10 01MAY09 8.05 0.305 4.729

10JUN08 PUT 4.50 01MAY09 7.86 0.265 4.539

98.20 *01MAY09

98.20

(2,002,500.00)

(1,615,035.00)

(48,798.00)

(47,465.40)

(48,306.00)

(39,351.00)

(47,487.00)

(46,198.20)

(47,172.00)

(47,460.00)

(39,250.00)

(49,611.60)

(48,528.00)

(48,851.40)

(39,320.00)

(48,331.80)

(48,687.00)

(49,728.00)

(50,542.80)

(43,235.00)

(52,003.20)

(52,824.00)

(51,387.60)

(43,970.00)

(52,020.00)

(53,982.00)

(54,744.00)

(58,152.60)

(47,855.00)

(59,491.20)

(61 644.00)

(62 514.00)

(53 O55.OO)

(64 230.00)

(65 124.00)

(67 000.00)

(67 290.00)

(69 030.00)

(58 738.50)

(67 299.00)

(64 542.00)

(58 120.80)

(45 922.00)

2,000 000.00

(8,910.00)

(61,305.00)

(11,925.00)

(3,868,937.10)

(3,868,937.10)

830,250.00 (1,172,250.00)

667,521.00 (947,514.00i

19,926.00 (28,872.00_

19,926.00 (27,539.40)

19,926.00 (28,380.00)

16,605.00 (22,746.00)

19,926.00 (27,561.00)

19,926.00 (26,272.20)

19,926.00 (27,246.00)

19,926.00 (27,534.00)

16,605.00 (22,645.00)

19,926.00 (29,685.60)

19,926.00 (28,602.00)

19,926.00 (28,925.40)

16,605.00 (22,715.00)

19,926.00 (28,405.80)

19,926.00 (28,761.00)

19,926.00 (29,802.00)

19,926.00 (30,616.80)

16,605.00 (26,630.00)

19,926.00 (32,077.20)

19,926.00 (32,898.00)

19,926.00 (31,461.60)

16,605.00 (27,365.00)

19,926.00 (32,094.00)

19,926.00 134,056.00)

19,926.00 (34,818.00)

19,926.00 (38,226.60)

16,605.00 (31,250.00)

19,926.00 (39,565.20)

19,926.00 (41,718.00)

19,926.00 (42,588.00)

16,605.00 (36,450.00)

19,926.00 (44,304.00)

19,926.00 (45,198.00)

0.00 (67,000.00)

19,926.00 (47,364.00)

19,926.00 (49,104.00)

16,605.00 (42,133.50)

19,926.00 (47,373.00)

19,926.00 (44,616.00)

19,926.00 (38,194.80)

16,605.00 (29,317.00)

(830,250.00) 1,169,750.00

261,846.00 252,936.00

950,529.00 889,224.00

204,255.00 192,330.00

...............................

2,851,302.00 (1,017,635.10)

...............................

2,851,302.00 (1,017,635.10)



Page: 1
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JBE&GOPENPOSITIONS

Database: Zainet Merant Prod

12JUN09 08:30
a/o 31MAY09

ECE&G Outstanding Positions

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

09NOV07

12NOV07

13NOV07

14NOV07

19NOV07

26NOV07

27NOV07

04DEC07
07DEC07
11DEC07
13DEC07
18DEC07
19DEC07
20DEC07

26DEC07
02JANOB

OBJANOB

15JANOS

22JANOS

29JANOB

05FEBOS
12FEBOS
19FEBOB

26PEBOB

04MAROB

11MAROS

18MAROB

25MAROB

01APROB

OBAPROS

15APROS

22APROB

29APROS

06MAYOS

13MAYOS

20MAYOB

27MAYOS

03JUNOB

10JUNOB

17JUNOS

24JUNOS

01JULOB

OBJULOB

15JULOS
22JULOB

29JULOB

24JUNOS

24JUNOB

PUT

PUT

3.500
0.900
0.900
0.900
3.600
8.800
1.800
0.400
2.600
0.400
1.800
0.400
2.700
2. 000
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400
0.300
0.400
0.400
0.400

19.000
15.000

01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09

0 1JUN 09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
01JUN09
0 1JUN 09
01JUN09
01JUN09
01JUN09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
7.9800
8.1400

8.1200
8.0900
8.0950
8.0200
7.9700
8.1100
7.9700
7.7597
7.9600
7.9200
8.0500
7.9700
7.9350
8.0200
7.9090
8.3306
8.1480
8.2019
7.9250
8.1193
8.1780
8.3450
8.4738
8.6970
8.7122
8.8430
8.6146
8.8390
8.7200
9.0540
9.1700
9.7471
9.6330
9.9732

10.3320
10.4570
10.6780
10.7650
10.9140
11.2820
11.5760
11.8153
11.2926
10.8420
9.7607
9.2644
0.1500
0.1525

3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
3.5380
4.4420
4.6020

(284, 200. 00)
(72, 810.00)
(72, 855.00)
(72, 180.00)

(286 920 00)
(713,680.00)
(143,460.00)
(31,038.80)

(206, 960.00)
(31,680. 00)

(144, 900.00)
(31,880.00)

(214, 245. 00)
(160,400. 00)

(23, 727. 00)
(33, 322. 40)
(32, 592. 00)
(32 807 60)
(23, 775. 00)
(32, 477. 20)
(32, 712.00)
(33,380.00)
(25, 421.40)
(34, 788. 00)
(34, 848. 80)
(35, 372.00)
(25, 843.80)
(35, 356.00)
(34, 880.00)
(36, 216.00)
(27 510 00)
(38, 988.40)
(38, 532.00)
(39, 892.80)
(30, 996.00)
(41, 828. 00)
(42, 712.00)
(43, 060. 00)
(32, 742. 00)
(45, 128.00)
(46, 304. 00)
(47, 261.20)
(33, 877. 80)
(43, 368.00)
(39, 042. 80)
(37, 057. 60)
(28, 500. 00)
(22, 875. 00)

123, 830.00
31,842. 00
31, 842. 00
31, 842. 00

127, 368.00
311,344. 00
63, 684. 00
14, 152.00
91, 988.00
14, 152.00
63, 684. 00
14, 152.00
95, 526. 00
70, 760. 00
10 614 00

14, 152 . 00

14, 152.00
14, 152.00
10, 614.00
14, 152.00
14, 152.00
14, 152.00
10, 614.00
14, 152.00
14, 152.00
14, 152.00
10, 614.00
14 152.00
14, 152.00
14, 152.00
10, 614.00
14, 152.00
14, 152.00
14, 152.00
10, 614.00
14, 152 .00
14, 152.00
14, 152.00
10, 614.00
14, 152.00
14, 152.00
14, 152.00
10, 614.00

14 152 00
14, 152.00

14, 152 . 00

843, 980.00
690, 300.00

(160, 370.00)
(40, 968.00)
(41, 013 .00)
(40, 338.00)

(159,552. 00)
(402, 336.00)
(79, 776. 00)
(16, 886. 80)

(114,972. 00)
(17, 528. 00)
(81, 216.00)
( 17, 728 .00)

(118,719.00)
(89, 640. 00)
(13, 113 .00)
(19, 170.40)
(18, 440. 00)
(18, 655. 60)
(13,161.00)
(18, 325.20)
(18, 560. 00)
(19,228. 00)
(14, 807.40)
(20, 636.00)
(20, 696.80)
(21, 220. 00)
(15, 229. 80)
(21, 204. 00)
(20, 728. 00)
(22, 064 .00)
(16, 896.00)
(24, 836.40)
(24, 380.00)
(25, 740. 80)
(20, 382.00)
(27 676 00)
(28, 560. 00)
(28 908 00)
(22, 128 .00)
(30, 976.00)
(32, 152 .00)
(33, 109.20)
(23, 263.80)
(29, 216.00)
(24, 890.80)
(22, 905.60)
815, 480. 00
667, 425. 00

76.700 *01JUN09 (3, 654, 403.60) 3, 045, 006. 00 (609, 397.60)

07DEC07
13DEC07
19DEC07
20DEC07
26DEC07

28DEC07
02JANOB

OBJANOB

15JANOB

22JANOS

25JANOB

28JANOB

29JANOS

05FEBOB
12FEBOS
19FEBOB
26FEBOB

04MAROB

2. 900
1.900
2.900
1.900
3.800
6.700
0.400
0.400
0.400
0.400

10.500
1.300
0.400
0.400
0.400
0.400
0.400
0.400

01JUL09
01JUL09
01JUL09
01JUL09
01JUL09
01JUL 09
01JUL09
01JUL09
01JUL 09
01JUL09
01JUL09
0 1JUL 09
01JUL 09
01JUL09
01JUL09
01JUL09
01JUL09
01JUL09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

8.0300
8 .1200
8.0100
8.0950
8.0000
8.1100
8.3996
8.2080
8.2669
7.9890
8.1300
8.1500
8.1833
8.2430
8.4050
8.5338
8.7520
8.7672

3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350

(232, 870.00)
(154, 280. 00)
(232, 290.00)
(153 805 00)
(304, 000. 00)
(543, 370.00)
(33,598.40)
(32, 832. 00)
(33, 067.60)
(31, 956.00)

(853, 650.00)
(105, 950.00)
(32, 733.20)
(32, 972.00)
(33, 620. 00)
(34, 135.20)
(35, 008.00)
(35, 068.80)

111,215.00
72, 865.00

111,215.00

72, 865. 00
145, 730.00
256, 945.00

15, 340. 00
15, 340.00
15, 340.00
15,340.00

402, 675. 00
49, 855.00
15, 340.00
15, 340.00
15, 340. 00
15, 340. 00
15, 340.00
15, 340. 00

(121,655. 00)
(81,415.00)

(121, 075 .00)
(80, 940. 00)

(158, 270. 00)
(286, 425. 00)
(18, 258. 40)
(17, 492. 00)
(17, 727. 60)
(16 616 00)

(450, 975 .00)
(56, 095.00)
(17, 393.20)
(17, 632.00)
(18, 280. 00)
(18,795.20)
(19,668. 00)
(19,728. 80)
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SCE&G Outstanding Positions

Trade Date pUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

============ ======== ============ ======= ============ =========== ============ ================== ==================== ========= ..... ======

09NOV07 3.500 01JUN09 0.0000 8.1200 3.5380

12NOV07 0.900 01JUN09 0.0000 8.0900 3.5380

13NOV07 0.900 01JUN09 0.0000 8.0950 3.5380

14NOV07 0.900 01JUN09 0.0000 8.0200 3.5380

19NOV07 3.600 01JUN09 0.0000 7.9700 3.5380

26NOV07 8.800 01JUN09 0.0000 8.1100 3.5380

27NOV07 1.800 01JUN09 0.0000 7.9700 3.5380

04DEC07 0.400 01JUN09 0.0000 7.7597 3.5380

07DEC07 2.600 01JUN09 0.0000 7.9600 3.5380

IlDEC07 0.400 01JUN09 0.0000 7.9200 3.5380

13DEC07 1.800 01JUN09 0.0000 8.0500 3.5380

18DEC07 0.400 01JUN09 0.0000 7.9700 3.5380

19DEC07 2.700 01JUN09 0.0000 7.9350 3.5380

20DEC07 2.000 01JUN09 0.0000 8.0200 3.5380

26DEC07 0.300 01JUN09 0.0000 7.9090 3.5380

02JAN08 0.400 01JUN09 0.0000 8.3306 3.5380

08JAN08 0.400 01JUN09 0.0000 8.1480 3.5380

15JAN08 0.400 01JUN09 0.0000 8.2019 3.5380

22JAN08 0.300 01JUN09 0.0000 7.9250 3.5380

29JAN08 0.400 01JUN09 0.0000 8.1193 3.5380

05FEB08 0.400 01JUN09 0.0000 8.1780 3.5380

12FEB08 0.400 01JUN09 0.0000 8.3450 3.5380

19FEB08 0.300 01JUN09 0.0000 8.4738 3.5380

26FEB08 0.400 01JUN09 0.0000 8.6970 3.5380

04MAR08 0.400 01JUN09 0.0000 8.7122 3.5380

IIMAR08 0.400 01JUN09 0.0000 8.8430 3.5380

18MAR08 0.300 01JUN09 0.0000 8.6146 3.5380

25MAR08 0.400 01JUN09 0.0000 8.8390 3.5380

01APR08 0.400 01JUN09 0.0000 8.7200 3.5380

08APR08 0.400 01JUN09 0.0000 9.0540 3.5380

15APR08 0.300 01JUN09 0.0000 9.1700 3.5380

22APR08 0.400 01JUN09 0.0000 9.7471 3.5380

29APR08 0.400 01JUN09 0.0000 9.6330 3.5380

06MAY08 0.400 01JUN09 0.0000 9.9732 3.5380

13MAY08 0.300 01JUN09 0.0000 10.3320 3.5380

20MAY08 0.400 01JUN09 0.0000 10.4570 3.5380

27MAY08 0.400 01JUN09 0.0000 10.6780 3.5380

03JUN08 0.400 01JUN09 0.0000 10.7650 3.5380

10JUN08 0.300 01JUN09 0.0000 10.9140 3.5380

17JUN08 0.400 01JD_09 0.0000 11.2820 3.5380

24JUN08 0.400 01JUN09 0.0000 11.5760 3.5380

01JUL08 0.400 01JUN09 0.0000 11.8153 3.5380

08JUL08 0.300 01JUN09 0.0000 11.2926 3.5380

15JUL08 0.400 01JUN09 0.0000 10.8420 3.5380

22JUL08 0.400 01JUN09 0.0000 9.7607 3.5380

29JUL08 0.400 01JUN09 0.0000 9.2644 3.5380

24JUN08 pUT 19.000 01JLTN09 7.9800 0.1500 4.4420

24JUN08 pUT 15.000 01JUN09 8.1400 0.1525 4.6020

76.700 *01JUN09

07DEC07 2.900 01JUL09 0.0000 8.0300 3.8350

13DEC07 1.900 01JUL09 0.0000 8.1200 3.8350

19DEC07 2.900 01JUL09 0.0000 8.0100 3.8350

20DEC07 1.900 01JUL09 0.0000 8.0950 3.8350

26DEC07 3.800 01JUL09 0.0000 8.0000 3.8350

28DEC07 6.700 01JUL09 0.0000 8.1100 3.8350

02JAN08 0.400 01JUL09 0.0000 8.3996 3.8350

08JAN08 0.400 01JUL09 0.0000 8.2080 3.8350

15JAN08 0.400 01JUL09 0.0000 8.2669 3.8350

22JAN08 0.400 01JUL09 0.0000 7.9890 3.8350

25JAN08 10.500 01JUL09 0.000O 8.1300 3.8350

28JAN08 1.300 01JUL09 0.0000 8.1500 3.8350

29JAN08 0.400 01JUL09 0.0000 8.1833 3.8350

05FEB08 0.400 01JUL09 0.0000 8.2430 3.8350

12FEB08 0.400 01JUL09 0.0000 8.4050 3.8350

19FEB08 0.400 01JUL09 0.0000 8.5338 3.8350

26FEB08 0.400 01JUL09 0.0000 8.7520 3.8350

04MAR08 0.400 01JUL09 0.0000 8.7672 3.8350

(284 200.00)

(72 810.00)

(72 855.00)

(72 180.00)

(286 920.00)

(713 680.00)

(143 460.00)

(31 038.80)

(206 960.00)

(31 680.00)

(144 900.00)

(31 880.00)

(214 245.00)

(160 400.00)

(23,727.00)

(33,322.40)

(32,592.00)

(32,807.60)

(23,775.00)

(32,477.20)

(32,712.00)

(33,380.00)

(25,421.40)

(34,788.00)

(34,848.80)

(35,372.00)

(25,843.80)

(35,356.00)

(34,880.00)

(36,216.00)

(27,510.00)

(38,988.40)

(38,532.00)

(39 892.80)

(30 996.00)

(41 828.00)

(42 712.00)

(43 060.00)

(32 742.00)

(45 128.00)

(46 304.00)

(47 261.20)

(33 877.80)

(43 368.00)

(39,042.80)

(37,057.60)

(28,500.00)

(22,875.00)

(3,654,403.60)

(232,870.00)

(154,280.00)

(232,290.00)

(153,805.00)

(304,000.00)

(543,370.00)

(33,598.40)

(32,832.00)

(33,067.60)

(31,956.00)

(853,650.00)

(105,950.00)

(32,733.20)

(32,972.00)

(33,620.00)

(34,135.20)

(35,OO8.OO)

(35,068.80)

123,830.00 (160,370.00)

31,842.00 (40,968.00)

31,842.00 (41,013.00)

31,842.00 (40,338.00)

127,368.00 (159,552.00)

311,344.00 (402,336.00)

63,684.00 (79,776.00)

14,152.00 (16,886.80)

91,988.00 (114,972,00)

14,152.00 (17,528.00)

63,684.00 (81,216.00)

14,152.00 (17,728.00)

95,526.00 (i18,719.00)

70,760.00 (89,640.00)

10,614.00 (13,113.00)

14,152.00 (19,170.40)

14,152.00 (18,440.00)

14,152.00 (18,655.60)

10,614.00 (13,161.00)

14,152.00 (18,325.20)

14,152.00 (18,560.00)

14,152.00 (19,228.00)

10,614.00 (14,807.40)

14,152.00 (20,636.00)

14,152.00 (20,696.80)

14,152.00 (21,220.00)

10,614.00 (15,229.80)

14,152.00 (21,204.00)

14,152.00 (20,728.00)

14,152.00 (22,064.00)

10,614.00 (16,896.00)

14,152.00 (24,836.40)

14,152.00 (24,380.00)

14,152.00 (25,740.80)

10,614.00 (20,382.00)

14,152.00 (27,676.00)

14,152.00 (28,560.00)

14,152.00 (28,908.00)

10,614.00 (22,128.00)

14,152.00 (30,976.00)

14,152.00 (32,152.00)

14,152.00 (33,109.20)

10,614.00 (23,263.80)

14,152.00 (29,216.00)

14,152.00 (24,890.80)

14,152.00 (22,905.60)

843,980.00 815,480.00

690,300.00 667,425.00

...................................

3,045,006.00 (609,397.60)

111,215.00 (121,655.00)

72,865.00 (81,415.00)

111,215.00 (121,075.00)

72,865.00 (80,940.00)

145,730.00 (158,270.00)

256,945.00 (286,425.00)

15,340.00 (18,258.40)

15,340.00 (17,492.00)

15,340.00 (17,727.60)

15,340.00 (16,616.00)

402,675.00 (450,975.00)

49,855.00 (56,095.00)

15,340.00 (17,393.20)

15,340.00 (17,632.00)

15,340.00 (18,280.00)

15,340.00 (18,795.20)

15,340.00 (19,668.00)

15,340.00 I19,728.80)
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11MAROB

IBMAROB

25MAROB

01APROB

OBAPROB

15APROB

22APROB

29APROB

06MAYOB

13MAYOB

20MAYOB

27MAYOB

03JUNOB

10JUNOB

17JUNOB

24JUNOB

01JULOB
OBJULOB

15JULOB
22JULOB

29JULOB

0.500
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.500
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400

01JUL09
01JUL09
01JUL09
01JUL09
01JUL09
OIJUL09
0 1JUL 09
01JUL09
OIJUL09
01JUL09
01JUL09
01JUL09
01JUL09
01JUL09
01JUL09
OIJUL09
OIJUL09
OIJUL09
01JUL09
OIJUL09
01JUL09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

8.8930
8.6796
8.9140
8.7850
9.1290
9.2400
9.8171
9.7100

10.0562
10.4120
10.5410
10.7620
10.8510
10.9970
11.3720
11.6670
11.9039
11.3828
10.9380
9.8475
9.3494

3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350
3.8350

(44, 465. 00)
(34, 718.40)
(35, 656.00)
(35, 140.00)
(36, 516.00)
(36, 960.00)
(39, 268. 40)
(38, 840. 00)
(40, 224 .80)
(41, 648. 00)
(42, 164.00)
(53, 810.00)
(43, 404. 00)
(43, 988 .00)
(45, 488. 00)
(46, 668. 00)
(47, 615.60)
(45, 531.20)
(43, 752. 00)
(39, 390.00)
(37, 397.60)

19
15
15
15
15
15
15
15
15
15
15
19
15
15
15
15
15
15
15
15
15

175.00
340. 00
340. 00
340.00
340. 00
340.00
340.00
340. 00
340. 00
340. 00
340. 00
175.00
340. 00
340. 00
340. 00
340. 00
340. 00
340. 00
340. 00
340. 00
340. 00

(25
(19
(20
(19
(21
(21
(23
(23
(24
(26
(26
I 34
(28
(28
(30
(31
(32
(30
(28
(24
(22

290. 00)
378.40)
316.00)
800.00)
176.00)
620. 00)
928.40)
500. 00)
884. 80)
308.00)
824. 00)
635.00)
064. 00)
648. 00)
148.00)
328. 00)
275. 60)
191.20)
412.00)
050. 00)
057. 60)

44. 500 *01JUL09 (3, 787, 851.20) 1, 706, 575. 00 (2, 081, 276. 20)

25JANOB

28 JANOB

2 9JAN 0 8

29JANOB

05PEBOB

06FEBOB
12FEBOB
19FEBOB
26FEBOB
04MAROB

IIMAR08

IBMAROB

25MAROB

25MAROB

25MAROB

01APROB

OBAPROB

15APROB

22APROB

29APROB

06MAYOB

13MAYOB

20MAYOB

27MAYOB

03JUNOB

IOJUNOB

17JUNOB

24JUNOB

OIJULOB

OBJULOB

15JULOB
22JULOB

29JULOB

10.900
2.000
0.400
1.000
0.400
5.900
0.400
0.400
0.400
0.500
0.400
0.400
0.400
6.100
7.000
0.400
0.400
0.500
0.400
0.400
0.400
0.400
0.400
0.500
0.400
0.400
0.400
0.400
0.400
0.500
0.400
0.400
0.400

01AUG09

01AUG09

01AVG09

01AUG09

01AVG09

01AUG09

01AUG09

01AUG09

01AUG09

01AUG09
01AUG09

OIAUG09

OIAUG09

01AVG09

01AVG09

01AUG09

01AUG09
01AUG09

OIAUG09

OIAUG09

OIAUG09

01AUG09

OIAUG09

OIAUG09

OIAUG09

OIAUG09

01AUG09

OIAUG09

OIAUG09

OIAUG09

OIAUG09

01AUG09

01AUG09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

8.1800
8.2050
8.2383
8.2800
8.2980
8.3300
8.4590
8.5888
8.8010
8.8172
8.9390
8.7346
8.9690
8.9350
8.9400
8.8300
9.1800
9.2910
9.8721
9.7640

10.1082
10.4650
10.4450
10.8220
10.9040
11.0550
11.4300
11.7280
11.9634
11.4430
11.0070
9.9120
9.3644

3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580
3.9580

(891,620. 00)
(164, 100.00)
(32, 953.20)
(82, 800. 00)
(33, 192.00)

(491,470. 00)
(33, 836.00)
(34, 355.20)
(35, 204. 00)
(44, 086. 00)
(35, 756 .00)
(34, 938.40)
(35, 876 .00)

(545, 035.00)
(625, 800. 00)
(35, 320. 00)
(36, 720. 00)
(46, 455. 00)
(39, 488. 40)
(39, 056. 00)
(40, 432. 80)
(41, 860. 00)
(41, 780. 00)
(54, 110.00)
(43, 616.00)
(44, 220. 00)
(45, 720. 00)
(46, 912.00)
(47, 853.60)
(57, 215.00)
(44, 028 .00)
(39, 648. 00)
(37, 457. 60)

431, 422. 00
79, 160.00
15, 832. 00
39, 580. 00
15, 832. 00

233, 522. 00
15, 832. 00
15, 832. 00
15, 832. 00
19, 790.00
15, 832. 00
15, 832. 00
15, 832. 00

241, 438. 00
277, 060. 00
15, 832. 00
15, 832. 00
19, 790.00
15, 832.00
15, 832.00
15, 832.00
15, 832. 00
15, 832. 00
19, 790.00
15, 832. 00
15, 832.00
15, 832. 00
15, 832.00
15, 832.00
19, 790.00
15,832.00
15,832.00
15, 832.00

(460
(84
(17
(43
(17

(257
(18
(18
(19
(24
(19
(19
(20

(303
(348
(19
(20
(26
(23
(23
(24
(26
(25
(34
(27
(28
(29
(31
(32
(37
(28
(23
(21

198.00)
940. 00)
121.20)
220. 00)
360.00)
948. 00)
004. 00)
523.20)
372. 00)
296. 00)
924. 00)
106.40)
044. 00)
597.00)
740. 00)
488. 00)
888 .00)
665. 00)
656.40)
224. 00)
600. 80)
028. 00)
948. 00)
320. 00)
784. 00)
388.00)
888. 00)
080. 00)
021.60)
425. 00)
196.00)
816 .00)
625. 60)

44. 100 *OIAUG09 (3, 902 , 914.20) 1, 745, 478. 00 (2, 157, 436. 20)

06FEBOB

04MAROB

IIMAROB

IBMAROB

25MAROB

25MAROB

25MAROB

26MAROB

27MAROB

5.700
0.400
0.400
0.400
0.400
5.300
7.000
1.900
1.900

OISEP09
OISEP09
OISEP09
01SEP09
OISEP09
OISEP09
01SEP09
OISEP09
OISEP09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

8.3400
8.8272
8.9490
8.7496
8.9790
8.9500
8.9600
9.0950
8.9750

4. 0550
4. 0550
4. 0550
4. 0550
4.0550
4. 0550
4. 0550
4. 0550
4. 0550

(475
(35
(35
(34
(35

(474
(627
(172
(170

380.00)
308.80)
796.00)
998.40)
916.00)
350.00)
200. 00)
805.00)
525. 00)

231, 135.00
16, 220. 00
16, 220. 00

16, 220. 00
16, 220. 00

214, 915.00

283, 850. 00
77, 045. 00
77, 045. 00

(244
(19
(19
(18
(19

(259
(343

(95
(93

245. 00)
088. 80)
576. 00)
778.40)
696.00)
435. 00)
350.00)
760. 00)
480. 00)
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Trade Date

=== ....... ==

IIMAR08

18MAR08

25MAR08

01APR08

08APR08

15APR08

22APR08

29APR08

06MAY08

13MAY08

20MAY08

27MAY08

03JUN08

10JUN08

17JUN08

24JUN08

01JUL08

08o_J'L08

15JUL08

22JUL08

29JUL08

25JAN08

28JAN08

29JAN08

29JAN08

05FEB08

06FEB08

12FEB08

19FEB08

26FEB08

04MAR08

IIMAR08

18MAR08

25MAR08

25MAR08

25MAR08

01APR08

08APR08

15APR08

22APR08

29APR08

06MAY08

13MAY08

20MAY08

27MAY08

03JUN08

10JUN08

17JUN08

24JUN08

01JUL08

08JUL08

15JUL08

22JUL08

29JUL08

06FEB08

04MAR08

IIMAR08

18MAR08

25MAR08

25MAR08

25MAR08

26MAR08

27MAR08

PUT/CALL Contracts Month

======== ============ =======

0.500 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.500 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

0.400 01JUL09

44.500 *01JUL09

10.900 01AUG09

2.000 01AUG09

0.400 01AUG09

1.000 01AUG09

0.400 01AUG09

5.900 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.500 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

6.100 01AUG09

7.000 01AUG09

0.400 01AUG09

0.400 01AUG09

0.500 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.500 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

0.500 01AUG09

0.400 01AUG09

0.400 01AUG09

0.400 01AUG09

44.100 *01AUG09

5.700 01SEP09

0.400 01SEP09

0.400 01SEP09

0.400 01SEP09

0.400 01SEP09

5.300 01SEP09

7.000 01SEP09

1.900 01SEP09

1.900 01SEP09

JBE&GOPENPOSITIONS

Database: Zainet Merant Prod

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Total Cost

====== ..... =

12JUN09 08:30

a/o 31MAY09

Current Value Mark to Market

=========== =========== ......... ======== ...... ======= ..... ==== ===== ........ =======

0.0000 8.8930 3.8350

0.0000 8.6796 3.8350

0.0000 8.9140 3.8350

0.0000 8.7850 3.8350

0.0000 9.1290 3.8350

0.0000 9.2400 3.8350

0.0000 9.8171 3.8350

0.0000 9.7100 3.8350

0.0000 10.0562 3.8350

0.0000 10.4120 3.8350

0.0000 10.5410 3.8350

0.0000 10.7620 3.8350

0.0000 10.8510 3.8350

0.0000 10.9970 3.8350

0.0000 11.3720 3.8350

0.0000 11.6670 3.8350

0.0000 11.9039 3.8350

0.0000 11.3828 3.8350

0.0000 10.9380 3.8350

0.0000 9.8475 3.8350

0.0000 9.3494 3.8350

0.0000 8.1800 3.9580

0.0000 8.2050 3.9580

0.0000 8.2383 3.9580

0.0000 8.2800 3.9580

0.0000 8.2980 3.9580

0.0000 8.3300 3.9580

0.0000 8.4590 3.9580

0.0000 8.5888 3.9580

0.0000 8.8010 3.9580

0.0000 8.8172 3.9580

0.0000 8.9390 3.9580

0.0000 8.7346 3.9580

0.0000 8.9690 3.9580

0.0000 8.9350 3.9580

0.0000 8.9400 3.9580

0.0000 8.8300 3.9580

0.0000 9.1800 3.9580

0.0000 9.2910 3.9580

0.0000 9.8721 3.9580

0.0000 9.7640 3.9580

0.0000 10.1082 3.9580

0.0000 10.4650 3.9580

0.0000 10.4450 3.9580

0.0000 10.8220 3.9580

0.0000 10.9040 3.9580

0.0000 11.0550 3.9580

0.0000 11.4300 3.9580

0.0000 11.7280 3.9580

0.0000 11.9634 3.9580

0.0000 11.4430 3.9580

0.0000 11.0070 3.9580

0.0000 9.9120 3.9580

0.0000 9.3644 3.9580

0.0000 8.3400 4.0550

0.0000 8.8272 4.0550

0.0000 8.9490 4.0550

0.0000 8.7496 4.0550

0.0000 8.9790 4.0550

0.0000 8.9500 4.0550

0.0000 8.9600 4.0550

0.0000 9.0950 4.0550

0.0000 8.9750 4.0550

(44,465.00) 19,175.00

(34,718.40) 15,340.00

(35,656.00) 15,340.00

(35,140.00) 15,340.00

(36,516.00) 15,340.00

(36,960.00) 15,340.00

(39,268.40) 15,340.00

(38,840.00) 15,340.00

(40,224.80) 15,340.00

(41,648.00) 15,340.00

(42,164.00) 15,340.00

(53,810.00) 19,175.00

(43,404.00) 15,340.00

(43,988.00) 15,340.00

(45,488.00) 15,340.00

(46,668.00) 15,340.00

(47,615.60) 15,340.00

(45,531.20) 15,340.00

(43,752.00) 15,340.00

(39,390.00) 15,340.00

(37,397.60) 15,340.00

(25,290.00)

(19,378.40)

(20,316.00)

(19,800.00)

(21 176.00)

(21 620.00)

(23 928.40)

(23 500.00)

(24 884.80)

(26 308.00)

(26 824.00)

<34 635.00)

_28 064.00)

(28 648.00)

(30 148.00)

(31 328.00)

(32 275.60)

(30 191.20)

(28 412.00)

(24 050.00)

(22 057.60)

(3,787,851.20) 1,706,575.00

(891,620.00) 431,422.00

(164,100.00) 79,160.00

(32,953.20) 15,832.00

(82,800.00) 39,580.00

(33,192.00) 15,832.00

(491,470.00) 233,522.00

(33,836.00) 15,832.00

(34,355.20) 15,832.00

(35,204.00) 15,832.00

(44,086.00) 19,790.00

(35,756.00) 15,832.00

(34,938.40) 15,832.00

(35,876.00) 15,832.00

(545,035.00) 241,438.00

(625,800.00) 277,060.00

(35,320.00) 15,832.00

(36,720.00) 15,832.00

(46,455.00) 19,790.00

(39,488.40) 15,832.00

(39,056.00) 15,832.00

(40,432.80) 15,832.00

(41,860.00) 15,832.00

(41,780.00) 15,832.00

(54,110.00) 19,790.00

(43,616.00) 15,832.00

(44,220.00) 15,832.00

(45,720.00) 15,832.00

(46,912.00) 15,832.00

(47,853.60) 15,832.00

(57,215.00) 19,790.00

(44,028.00) 15,832.00

(39,648.00) 15,832.00

(37,457.60) 15,832.00

(3,902,914.20)

(475,380.00)

(35,308.80)

(35,796.00)

(34,998.40)

(35,916.00)

(474,350.00)

(627,200.00)

(172,805.00)

(170,525.00)

(2,081,276.20)

(460 198.00)

(84 940.00)

(17 121.20)

(43 220.00)

(17 360.00)

(257 948.00)

(18 004.00)

(18 523.20)

(19 372.00)

(24 296.00)

(19 924.00)

(19 i06.40)

(20 044.00)

(303 597.00)

(348 740.00)

(19 488.00)

{20 888.00)

(26 665.00)

(23 656.40)

(23,224.00)

(24 600.80)

(26 028.00)

{25 948.00)

(34 320.00)

(27 784.00)

(28 388.00)

(29 888.00)

(31 080.00)

(32 021.60)

(37 425.00)

(28 196.00)

(23 816.00)

(21 625.60)

..................................

1,745,478.00 (2,157,436.20)

231,135.00 (244,245.00)

16,220.00 (19,088.80)

16,220.00 (19,576.00)

16,220.00 (18,778.40)

16,220.00 (19,696.00)

214,915.00 (259,435.00)

283,850.00 (343,350.00)

77,045.00 (95,760.00)

77,045.00 (93,480.00)
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JBE&GOPENPOSITIONS
Database: Zainet Merant Prod

12JUN09 08:30
a/o 31MAY09

SCE&G Outstanding Positions

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

28MARQS

01APRQB

QBAPRQB

15APRQB

22APRQB

29APROB

06MAYOB

13MAYQS

20MAYQB

27MAYQB

03JUNOB

10JUNQB

17JUNOB

24JUNQB

01JULQB
QSJULOB

15JULQB
22JULOS

29JULQS

0.900
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.400
0.500
0.400
0.400
0.400
0.400
0.400
0.400
0.400

01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
QISEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
01SEP09
OISEP09
01SEP09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

9.1500
8.8500
9.1980
9.3060
9.8871
9.7850

10.1282
10.4830
10.4700
10.8410
10.9170
11.0700
11.4450
11.7470
11.9865
11.4716
11.0370
9.9490
9.4344

4. 0550
4. 0550
4. 0550
4. 0550
4.0550
4.0550
4.0550
4. OSSO

4. 0550
4. 0550
4. 0550
4. 0550
4.0550
4.0550
4. 0550
4. 0550
4.0550
4.0550
4.0550

(82, 350.00)
(35, 400. 00)
(36, 792.00)
(37, 224. 00)
(39, 548.40)
(39, 140.00)
(40, 512.80)
(41, 932 .00)
(41, 880. 00)
(43, 364. 00)
(43, 668. 00)
(55, 350.00)
(45, 780. 00)
(46, 988.00)
(47, 946 .00)
(45, 886.40)
(44, 148.00)
(39,796.00)
(37, 737.60)

36
16
16
16
16
16
16
16
16
16
16
20
16
16
16
16
16
16
16

495. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00
275. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00
220. 00

(45, 855. 00)
(19, 180.00)
(20, 572. 00)
(21, 004 .00)
(23, 328.40)
(22, 920. 00)
(24, 292. 80)
(25, 712.00)
(25, 660. 00)
(27, 144.00)
(27, 448. 001
(35, 075 .00)
(29, 560. 00)
(30, 768. 00)
(31,726. 00)
(29, 666.40)
(27, 928 .00)
(23, 576. 00)
(21, 517.60)

31.600 *01SEP09 (2, 907, 722.40) 1, 281, 380.00 (1, 626, 342.40)

2 5MAR 0 8

25MAROB

26MAROB

27MAROB

28MAROB

01APROS

OBAPROB

15APROB

22APRQB

29APROB

06MAYQB

13MAYQS

20MAYQS

27MAYQB

03JUNOB

10JUNOB

17JUNQB

24JUNQS

01JULQB
QBJULOB

15JULOB

22JULQB
29JULQS
28OCTQB

02DECQB

06JAN09

10FEB09
17MAR09

21APR09
26MAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

7.100
10.000
2.600
2.600
1.300
0.600
0.600
0.500
0.600
0.500
0.600
0.600
0.500
0.600
0.500
0.600
0.600
0.500
0.600
0.500
0.600
0.600
0.500
1.000
1.000
1.000
1.100
1.000
1.000
1.000

01OCT09
010CT09
01OCT09
01OCT09
01OCT09
01OCT09
01OCT09
01OCT09
01OCT09
010CT09
01OCT09
01OCT09
01OCT09
01OCT09
01OCT09
010CT09
01OCT09
010CT09
01OCT09
01OCT09
01OCT09
010CT09
01OCT09
01OCT09
01OCT09
OIOCT09

010CT09
01OCT09
01OCT09
01OCT09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
9.0000
8.5500
8.3000
6.3500
5.4500
5.0000
4.8000

9.0150
9.0300
9.1800
9.0450
9.2300
8.9100
9.2670
9.3760
9.9571
9.8510

10.1972
10.5490
10.7170
10.8960
10.9770
11.1390
11.5200
11.8200
12.0556
11.5438
11.1070
10.0215
9.5144
0.7300
0.7000
0.6700
0.5400
0.4400
0.4200
0.3900

4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
4. 2140
4.2140
4.2140
4.2140
4.2140
4. 2140
4.2140
4.2140
4.2140
4.2140
4.2140
4.2140
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

(640, 065. 00)
(903, 000. 00)
(238, 680.00)
(235, 170.00)
(119,990.00)

(53, 460. 00)
(55, 602. 00)
(46, 880. 00)
(59, 742. 60)
(49, 255. 00)
(61, 183.20)
(63, 294. 00)
(53, 585. 00)
(65, 376.00)
(54, 885. 00)
(66, 834.00)
(69, 120.00)
(59, 100.00)
(72, 333.60)
(57, 719.00)
(66, 642. 00)
(60, 129.00)
(47, 572. 00)
(7, 300.00)
(7, 000.00)
(6, 700.00)
(5, 940. 00)
(4, 400. 00)
(4, 200. 00)
(3, 900.00)

299, 194.00
421, 400. 00
109,564. 00
109,564. 00

54, 782. 00
25, 284. 00
25, 284. 00
21, 070.00
25, 284. 00
21, 070.00
25, 284. 00
25, 284. 00
21, 070. 00
25, 284. 00
21, 070. 00
25, 284. 00

25, 284. 00
21, 070. 00
25, 284. 00
21, 070.00
25, 284. 00
25, 284. 00
21, 070. 00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

(340, 871.00)
(481, 600.00)
( 129, 116 .00)
(125, 606. 00)
(65, 208. 00)
(28, 176.00)
(30, 318.00)
(25, 810.00)
(34, 458. 60)
(28, 185.00)
(35, 899.20)
(38, 010.00)
(32, 515 .00)
(40, 092 . Qol

(33, 815.00)
(41, 550. 00)
(43, 836.00)
(38, 030.00)
(47, 049. 60)
(36 649 00)
(41, 358.00)
(34, 845 .00)
( 26, 502 . 00)
(7, 300.00)
(7, 000. 00)
(6, 700. 00)
(5, 940. 00)
(4, 400. 00)
(4, 200. 00)
(3, 900 .00)

40.800 *01OCT09 (3, 239, 057.40) 1,420, 118.00 (1,818, 939.40)

29APROB

06MAYQB

13MAYOB

20MAYOB

27MAYOB

03JUNQB

10JUNQB

17JUNOB

24JUNQS

01JULOB

OBJULOB

15JULOS

22JULOS

29JULOS

0.800
0.800
0.900
0.800
0.800
0.900
0.800
0.800
0.900
0.800
0.800
0.900
0.800
0.800

01NOV09
01NOV09

01NOV09

01NOV09

QINOV09

01NOV09

01NOV09

01NOV09
01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

10.0910
10.4372
10.7990
10.8130
11.1560
11.2160
11.3690
11.7500
12.0700
12.3249
11.8236
11.4120
10.3190
9.8344

4.8730
4.8730
4. 8730
4. 8730
4. 8730
4.8730
4. 8730
4. 8730
4.8730
4.8730
4.8730
4.8730
4.8730
4. 8730

(80, 728. 00)
(83, 497.60)
(97, 191.00)
(86, 504. 00)
(89, 248. 00)

(100, 944. 00)
(90, 952. 00)
(94, 000. 00)

(108, 630.00)
(98, 599.20)
(94, 588.80)

(102, 708. 00)
(82, 552. 00)
(78, 675.20)

38, 984.00
38, 984.00
43, 857.00
38, 984.00
38, 984. 00
43, 857. 00
38, 984. 00
38, 984.00
43, 857. 00

38, 984. 00
38, 984. 00
43, 857.00
38, 984.00
38, 984. 00

(41
(44
(53
(47
(50
(57
(51
(55
(64
(59
(55
(58
(43
(39

744. 00)
513 . 60)
334.00)
520. 00)
264. 00)
087. 00)
968.00)
016.00)
773.00)
615.20)
6O4. 8O)

851.00)
568. 00)
691.20)
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SCE&G Outstanding Positions

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

============ ........ ========== .... ===== ========= ..... ========= ======= ...... ================= ==================== ====================

28MAR08 (82,350.00) 36,495.00 (45,855.00)

01APR08 (35,400.00) 16,220.00 (19,180.00)

08APR08 (36,792.00) 16,220.00 (20,572.00)

15APR08 (37,224.00) 16,220.00 (21,004.00)

22APR08 (39,548.40) 16,220.00 (23,328_40)

29APR08 (39,140.00) 16,220.00 (22,920.00)

06MAY08 (40,512.80) 16,220.00 (24,292.80)

13MAY08 (41,932.00) 16,220.00 (25,712.00)

20MAY08 (41,880.00) 16,220.00 (25,660.00)

27MAY08 (43,364.00) 16,220.00 (27,144.00)

03JUN08 (43,668.00) 16,220.00 (27,448.00)

10JUN08 (55,350.00) 20,275.00 (35,075.00)

17JUN08 (45,780.00) 16,220.00 (29,560.00)

24JUN08 (46,988.00) 16,220.00 (30,768.00)

01JirL08 (47,946.00) 16,220.00 (31,726.00)

08JUL08 (45,886.40) 16,220.00 (29,666.40)

15JUL08 (44,148.00) 16,220.00 (27,928.00)

22JUL08 (39,796.00) 16,220.00 (23,576.00)

29JUL08 (37,737.60) 16,220.00 (21,517.60)

25MAR08

25MAR08

26MAR08

27MAR08

28MAR08

01APR08

08APR08

15APR08

22APR08

29APR08

06MAY08

13MAY08

20MAY08

27MAY08

03JUN08

10JUN08

17JUN08

24JUN08

01JUL08

08JUL08

15JUL08

22JUL08

29JD-L08

280CT08

02DEC08

06JAN09

10FEB09

17MAR09

21APR09

26MAY09

29APR08

06MAY08

13MAY08

20MAY08

27MAY08

03JUN08

10JUN08

17JUN08

24JUN08

01JUL08

08JUL08

15JUL08

22JUL08

29JUL08

CALL

CALL

CALL

CALL

CALL

CALL

CALL

0.900 01SEP09 0.0000 9.1500 4.0550

0.400 01SEP09 0.0000 8.8500 4.0550

0.400 01SEP09 0.0000 9.1980 4.0550

0.400 01SEP09 0.0000 9.3060 4.0550

0.400 01SEP09 0.0000 9.8871 4.0550

0.400 01SEP09 0.0000 9.7850 4.0550

0.400 01SEP09 0.0000 10.1282 4.0550

0.400 01SEP09 0.0000 10.4830 4.0550

0.400 01SEP09 0.0000 10.4700 4.0550

0.400 01SEP09 0.0000 10.8410 4.0550

0.400 01SEP09 0.0000 10.9170 4.0550

0.500 01SEP09 0.0000 11.0700 4.0550

0.400 01SEP09 0.0000 i1.4450 4.0550

0.400 01SEP09 0.0000 11.7470 4.0550

0.400 01SEP09 0.0000 11.9865 4.0550

0.400 01SEP09 0.0000 11.4716 4.0550

0.400 01SEP09 0.0000 11.0370 4.0550

0.400 01SEP09 0.0000 9.9490 4.0550

0.400 01SEP09 0.0000 9.4344 4.0550

31.600 *01SEP09

7.100 010CT09 0.0000 9.0150 4.2140

10.000 010CT09 0.0000 9.0300 4.2140

2.600 010CT09 0.0000 9.1800 4.2140

2.600 01OCT09 0.0000 9.0450 4.2140

1.300 01OCT09 0.0000 9.2300 4.2140

0.600 010CT09 0.0000 8.9100 4.2140

0.600 010CT09 0.0000 9.2670 4.2140

0.500 01OCT09 0.0000 9.3760 4.2140

0.600 01OCT09 0.0000 9.9571 4.2140

0.500 01OCT09 0.0000 9.8510 4.2140

0.600 01OCT09 0.0000 10.1972 4.2140

0.600 010CT09 0.0000 10.5490 4.2140

0.500 010CT09 0.0000 10.7170 4.2140

0.600 010CT09 0.0000 10.8960 4.2140

0.500 01OCT09 0.0000 10.9770 4.2140

0.600 01OCT09 0.0000 11.1390 4.2140

0.600 010CT09 0.0000 11.5200 4.2140

0.500 010CT09 0.0000 11.8200 4.2140

0.600 010CT09 0.0000 12.0556 4.2140

0.500 01OCT09 0.0000 11.5438 4.2140

0.600 010CT09 0.0000 ii.1070 4.2140

0.600 010CT09 0.0000 10.0215 4.2140

0.500 010CT09 0.0000 9.5144 4.2140

1.000 01OCT09 9.0000 0.7300 0.0000

1.000 01OCT09 8.5500 0.7000 0.0000

1.000 01OCT09 8.3000 0.6700 0.0000

I.i00 01OCT09 6.3500 0.5400 0.0000

1.000 01OCT09 5.4500 0.4400 0.0000

1.000 01OCT09 5.0000 0.4200 0.0000

1.000 01OCT09 4.8000 0.3900 0.0000

40.800 *010CT09

0.800 01NOV09 0.0000 10.0910 4.8730

0.800 01NOV09 0.0000 10.4372 4.8730

0.900 01NOV09 0.0000 10.7990 4.8730

0.800 01NOV09 0.0000 10.8130 4.8730

0.800 01NOV09 0.0000 11.1560 4.8730

0.900 01NOV09 0.0000 11.2160 4.8730

0.800 01NOV09 0.0000 11.3690 4.8730

0.800 01NOV09 0.0000 11.7500 4.8730

0.900 01NOV09 0.0000 12.0700 4.8730

0.800 01NOV09 0.0000 12.3249 4.8730

0.800 01NOV09 0.0000 11.8236 4.8730

0.900 01NOV09 0.0000 11.4120 4.8730

0.800 01NOV09 0.0000 10.3190 4.8730

0.800 01NOV09 0.0000 9.8344 4.8730

(2,907,722.40)

(640,065.00)

(903,000.00)

(238,680.00)

(235,170.00)

(119,990.00)

(53,460.00)

(55,602.00)

(46,880.00)

(59,742.60)

(49,255.00)

(61 183.20)

(63 294.00)

(53 585.00)

(65 376.00)

(54 885.00)

(66 834.00)

(69 120.00)

(59 i00.00)

(72 333.60)

(57 719.00)

(66 642.00)

(60 129.00)

(47 572.00)

(7,300.00)

(7,000.00)

(6,700.00)

(5,940.00)

(4,400.00)

(4,200.00)

(3,900.00)

(3,239,057.40)

(80,728.00)

(83,497.60)

(97,191.00)

(86,504,00)

(89,248.00)

(100,944.00)

(90,952.00)

(94,000.00)

(108,630.00)

(98,599.20)

(94,588.80)

(102,708.00)

(82,552.00)

(78,675.20)

1,281,380.00 (1,626,342.40)

299,194.00 (340,871.00)

421,400.00 (481,600.00)

109,564.00 (129,116.00)

109,564.00 (125,606.00)

54,782.00 (65,208.00)

25,284.00 (28,176.00)

25,284.00 (30,318.00)

21,070.00 (25,810.00)

25,284.00 (34,458.60)

21,070.00 (28,185.00)

25,284.00 (35,899.20)

25,284.00 (38,010.00)

21,070.00 (32,515.00)

25,284.00 (40,092.00)

21,070.00 (33,815.00)

25,284.00 (41,550.00)

25,284.00 (43,836.00)

21,070.00 (38,030.00)

25,284.00 (47,049.60)

21,070.00 (36,649.00)

25,284.00 (41,358.00)

25,284.00 (34,845.00)

21,070.00 (26,502.00)

0.00 (7,300.00)

0.00 (7,000.00)

0.00 (6,700.00)

0.00 (5,940.00)

0.00 (4,400.00)

0.00 (4,200.00)

0.00 (3,900.00)

......................................

i, 420 ,118 •00 (i ,818 ,939 •40)

38,984.00 (41,744.00)

38,984.00 (44,513.60)

43,857.00 (53,334.00)

38,984.00 (47,520.00)

38,984.00 (50,264.00)

43,857.00 (57,087.00)

38,984.00 (51,968.00)

38,984.00 (55,016.00)

43,857.00 (64,773.00)

38,984.00 (59,615.20)

38,984.00 (55,604.80)

43,857.00 (58,851.00)

38,984.00 (43,568.00)

38,984.00 (39,691.20)
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04NOV08

11NOV08

18NOV08

25NOV08

02DEC08
09DEC08
16DEC08
23DEC08
30DEC08
06JAN09
13JAN09
20JAN09
27JAN09
03FEB09
10FEB09
17FEB09
24FEB09
03MAR09

10MAR09

17MAR09

24MAR09

31MAR09

07APR09
14APR09
21APR09
28APR09
05MAY09

12MAY09

19MAY09

26MAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
2.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09
01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09
01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09

01NOV09
01NOV09

01NOV09

01NOV09

01NOV09
01NOV09

01NOV09

01NOV09

10.1000
9.7500
9.6500
8.9000
8.9000
8.3500
8.4000
7.9000
8.4500
8.6500
7.8000
7.4000
7.3500
6.9000
6.7500
6.4500
6.4000
6.5000
6.0500
5.9000
6.5000
5.8000
5.7500
5.7000
5.6000
5.4400
5.5800
6.2000
5.8000
5.5000

0.8200
0.7800
0.7350
0.7300
0.7300
0.6700
0.6800
0.6500
0.6600
0.7100
0.6200
0.5500
0.5500
0.5500
0.5900
0.5100
0.5100
0.5200
0.5000
0.4900
0.5200
0.4800
0.4400
0.4700
0.4800
0.4500
0.4800
0.5500
0.5200
0.4600

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

(8, 200. 00)
(7, 800. 00)
(7, 350.00)
(7, 300.00)
(7, 300.00)
i 6, 700 .00)
(6, 800. 00)
(6, 500. 00)
(6, 600.00)
(7, 100.00)
(6, 200. 00)
(5, 500. 00)
(5, 500. 00)
(5, 500. 00)
(5, 900.00)
(5, 100.00)

(10,200. 00)
(5, 200. 00)
(5, 000 .00)
(4, 900.00)
(5, 200. 00)
(4, 800. 00)
(4, 400. 00)
(4, 700. 00)
(4, 800. 00)
(4, 500. 00)
(4, 800. 00)
(5, 500.00)
(5, 200. 00)
(4, 600.00)

0.00
0.00
0. 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(8
(7
(7
(7
(7
(6
(6
(6
(6
(7
(6
(5
(5
(5
(5
(5

(10
(5
(5
(4
(5
(4
(4
(4
(4
(4
(4
(5
(5
(4

200. 00)
800. 00)
350.00)
300.00)
300.00)
700. 00)
800. 00)
500. 00)
600. 00)
100.00)
200. 00)
500. 00)
500. 00)
500. 00)
900.00)
100.00)
200. 00)
200. 00)
000.00)
900.00)
200. 00)
800. 00)
400. 00)
700. 00)
800. 00)
500. 00)
800. 00)
500. 00)
200. 00)
600. 00)

42. 600 *01NOV09 (1,467, 967.80) 565, 268. 00 (902, 699.80)

03JUN08
10JUN08
17JUN08
24JUN08
01JUL08
08JUL08
15JUL08
22JUL08
29JUL08
02DEC08

09DEC08
16DEC08
23DEC08

30DEC08
06JAN09
13JAN09
20JAN09
27JAN09
03FEB09
10FEB09
17FEB09
24FEB09
03MAR09

10MAR09

17MAR09

24MAR09

31MAR09

07APR09
14APR09
21APR09
28APR09

05MAY09

12MAY09

19MAY09

26MAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.300
1.300
1.200
1.300
1.300
1.200
1.300
1.300
1.200
2.000
1.000
2.000
1.000
2. 000
2. 000
2.000
1.000
2. 000
1.000
2.000
2.000
2.000
1.000
2. 000
1.000
2. 000
2.000
2.000
1.000
2. 000
1.000
2. 000
2. 000
2.000
1.000

01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
OIDEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09
01DEC09

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
9.2500
8.9500
8.7000
8.3000
8.7500
9.0500
8.3000
7.8000
7.8500
7.3000
7.2500
7.0000
6.8000
6.9500
6.5500
6.4500
6.9000
6.3000
6.2000
6.3500
6.2000
6.0000
6.1500
6.6500
6.4000
6.1500

11.5850
11.7310
12.1100
12.4150
12.6768
12.1960
11.8070
10.6800
10.1544
0.7700
0.7200
0.7200
0.6900
0.7000
0.7500
0.6700
0.6300
0.6400
0.6300
0.6500
0.5700
0.5800
0.5600
0.5500
0.5300
0.5900
0.5500
0.5350
0.5400
0.5500
0.5200
0.5400
0.6100
0.5750
0.5300

5.5960
5.5960
5.5960
5.5960
5.5960
5.5960
5.5960
5.5960
5.5960
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

(150, 605. 00)
(152, 503.00)
(145, 320. 00)
(161,395.00)
(164, 798.40)
(146, 352.00)
(153,491.00)
(138,840. 00)
(121,852. 80)
(15,400. 00)
(7, 200. 00)

(14, 400. 00)
(6, 900.00)

(14, 000. 00)
(15, 000. 00)
(13,400. 00)
(6, 300.00)

(12, 800. 00)
(6, 300.00)

(13,000. 00)
(11,400. 00)
(11,600.00)
(5, 600. 00)

(11,000. 00)
(5, 300.00)

(11,800. 00)
( 11,000 .00)
(10, 700. 00)

(5, 400. 00)
(11,000. 00)
(5, 200. 00)

(10,800. 00)
(12, 200. 00)
(11,500. 00)
(5, 300.00)

72, 748. 00
72, 748. 00
67, 152.00
72, 748. 00
72, 748. 00
67, 152.00
72, 748. 00
72, 748. 00
67, 152.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(77, 857. 00)
(79, 755. 00)
(78, 168.00)
(88, 647. 00)
(92, 050.401
(79, 200. 00)
(80, 743. 00)
(66, 092. 00)
(54, 700. 80)
(15,400. 00)
(7, 200. 00)

(14, 400. 00)
(6, 900.00)

(14, 000. 00)
(15, 000. 00)
(13,400. 00)
(6, 300.00)

(12, 800. 00)
(6, 300.00)

( 13, 000 .00)
(11,400. 00)
(11,600 00)
(5, 600. 00)

(11,000. 00)
(5, 300.00)

(11,800. 00)
(11,000. 00)
(10, 700. 00)
(5, 400. 00)

ill, 000. 00)
(5, 200. 00)

(10, 800. 00)
(12, 200. 00)
(11,500. 00)
(5, 300.00)
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============ ======== ============ ======= ============ =========== ============ ================== ============ .... ==== === .... ======= .... ==

04NOV08 CALL 1.000 01NOV09 10.1000 0.8200 0.0000

IINOV08 CALL 1.000 01NOV09 9.7500 0.7800 0.0000

18NOV08 CALL 1.000 01NOV09 9.6500 0.7350 0.0000

25NOV08 CALL 1.000 01NOV09 8.9000 0.7300 0.0000

02DEC08 CALL 1.000 01NOV09 8.9000 0.7300 0.0000

09DEC08 CALL 1.000 01NOV09 8.3500 0.6700 0.0000

16DEC08 CALL 1.000 01NOV09 8.4000 0.6800 0.0000

23DEC08 CALL 1.000 01NOV09 7.9000 0.6500 0.0000

30DEC08 CALL 1.000 01NOV09 8.4500 0.6600 0.0000

06JAN09 CALL 1.000 01NOV09 8.6500 0.7100 0.0000

13JAN09 CALL 1.000 01NOV09 7.8000 0.6200 0.0000

20JAN09 CALL 1.000 01NOV09 7.4000 0.5500 0.0000

27JAN09 CALL 1.000 01NOV09 7.3500 0.5500 0.0000

03FEB09 CALL 1.000 01NOV09 6.9000 0.5500 0.0000

10FEB09 CALL 1.000 01NOV09 6.7500 0.5900 0.0000

17FEB09 CALL 1.000 01NOV09 6.4500 0.5100 0.0000

24FEB09 CALL 2.000 01NOV09 6.4000 0.5100 0.0000

03MAR09 CALL 1.000 01NOV09 6.5000 0.5200 0.0000

10MAR09 CALL 1.000 01NOV09 6.0500 0.5000 0.0000

17MAR09 CALL 1.000 01NOV09 5.9000 0.4900 0.0000

24MAR09 CALL 1.000 01NOV09 6.5000 0.5200 0.0000

31MAR09 CALL 1.000 01NOV09 5.8000 0.4800 0.0000

07APR09 CALL 1.000 01NOV09 5.7500 0.4400 0.0000

14APR09 CALL 1.000 01NOV09 5.7000 0.4700 0.0000

21APR09 CALL 1.000 01NOV09 5.6000 0.4800 0.0000

28APR09 CALL 1.000 01NOV09 5.4400 0.4500 0.0000

05MAY09 CALL 1.000 01NOV09 5.5800 0.4800 0.0000

12MAY09 CALL 1.000 01NOV09 6.2000 0.5500 0.0000

19MAY09 CALL 1.000 01NOV09 5.8000 0.5200 0.0000

26MAY09 CALL 1.000 01NOV09 5.5000 0.4600 0.0000

42.600 *01NOV09

03JUN08 1.300 01DEC09 0.0000 11.5850 5.5960

10JUN08 1.300 01DEC09 0.0000 11.7310 5.5960

17JUN08 1.200 01DEC09 0.0000 12.1100 5.5960

24JUN08 1.300 01DEC09 0.0000 12.4150 5.5960

01JUL08 1.300 01DEC09 0.0000 12.6768 5.5960

08JUL08 1.200 01DEC09 0.0000 12.1960 5.5960

15JUL08 1.300 01DEC09 0.0000 11.8070 5.5960

22JUL08 1.300 01DEC09 0.0000 10.6800 5.5960

29JUL08 1.200 01DEC09 0.0000 10.1544 5.5960

02DEC08 CALL 2.000 01DEC09 9.2500 0.7700 0.0000

09DEC08 CALL 1.000 01DEC09 8.9500 0.7200 0.0000

16DEC08 CALL 2.000 01DEC09 8.7000 0.7200 0.0000

23DEC08 CALL 1.000 01DEC09 8.3000 0.6900 0.0000

30DEC08 CALL 2.000 01DEC09 8.7500 0.7000 0.0000

06JAN09 CALL 2.000 01DEC09 9.0500 0.7500 0.0000

13JAN09 CALL 2.000 01DEC09 8.3000 0.6700 0.0000

20JAN09 CALL 1.000 01DEC09 7.8000 0.6300 0.0000

27JAN09 CALL 2.000 01DEC09 7.8500 0.6400 0.0000

03FEB09 CALL 1.000 01DEC09 7.3000 0.6300 0.0000

10FEB09 CALL 2.000 01DEC09 7.2500 0.6500 0.0000

17FEB09 CALL 2.000 01DEC09 7.0000 0.5700 0.0000

24FEB09 CALL 2.000 01DEC09 6.8000 0.5800 0.0000

03MAR09 CALL 1.000 01DEC09 6.9500 0.5600 0.0000

10MAR09 CALL 2.000 01DEC09 6.5500 0.5500 0.0000

17MAR09 CALL 1.000 01DEC09 6.4500 0.5300 0.0000

24MAR09 CALL 2.000 01DEC09 6.9000 0.5900 0.0000

31MAR09 CALL 2.000 01DEC09 6.3000 0.5500 0.0000

07APR09 CALL 2.000 01DEC09 6.2000 0.5350 0.0000

14APR09 CALL 1.000 01DEC09 6.3500 0.5400 0.0000

21APR09 CALL 2.000 01DEC09 6.2000 0.5500 0.0000

28APR09 CALL 1.000 01DEC09 6.0000 0.5200 0.0000

05MAY09 CALL 2.000 01DEC09 6.1500 0.5400 0.0000

12MAY09 CALL 2.000 01DEC09 6.6500 0.6100 0.0000

19MAY09 CALL 2.000 01DEC09 6.4000 0.5750 0.0000

26MAY09 CALL 1.000 01DEC09 6.1500 0.5300 0.0000

(8,200.00) 0.00 (8,200.00)

(7,800.00) 0.00 (7,800.00)

(7,350.00) 0.00 (7,350.00)

(7,300.00) 0.00 (7,300.00)

(7,300.00) 0.00 (7,300.00)

(6,700.00) 0.00 (6,700.00)

(6,800.00) 0.00 (6,800.00)

(6,500.00) 0.00 (6,500.00)

(6,600.00) 0.00 (6,600.00)

(7,100.00) 0.00 (7,100.00)

(6,200.00) 0.00 (6,200.00)

(5,500.00) 0.00 (5,500.00)

(5,500.00) 0.00 (5,500.00)

(5,500.00) 0.00 (5,500.00)

(5,900.00) 0.00 (5,900.00)

(5,100.00) 0.00 (5,100.00)

(10,200.00) 0.00 (10,200.00)

{5,200.00) 0.00 (5,200.00)

(5,000.00) 0.00 (5,000.00)

(4,900.00) 0.00 (4,900.00)

(5,200.00) 0.00 (5,200.00)

(4,800.00) 0.00 (4,800.00)

(4,400.00) 0.00 (4,400.00)

(4,700.00) 0.00 (4,700.00)

(4,800.00) 0.00 (4,800.00)

(4,500.00) o.00 (4,500.00)

(4,800.00) 0.00 (4,800.00)

(5,500.00) 0.00 (5,500.00)

(5,200.00) 0.00 (5,200.00)

(4,600.00) 0.00 (4,600.00)

(1,467,967.60) 565,268.00 (902,699.80)

(150,605.00) 72,748.00 (77,857.00)

(152,503.00) 72,748.00 (79,755.00)

(145,320.00) 67,152.00 (78,168.00)

(161,395.00) 72,748.00 (88,647.00)

(164,798.40) 72,748.00 (92,050.40)

(146,352.00) 67,152.00 (79,200.00)

(153,491.00) 72,748.00 (80,743.00)

(138,840.00) 72,748.00 (66,092.00)

(121,852.80) 67,152.00 (54,700.80)

(15,400.00) 0.00 (15,400.00)

(7,200.00) 0.00 (7,200.00)

(14,400.00) 0.00 (14,400.00)

(6,900.00) 0.00 (6,900.00)

(14,000.00) 0.00 (14,000.00)

(15,000.00) 0.00 (15,000.00)

(13,400.00) 0.00 (13,400.00)

(6,300.00) 0.00 (6,300.00)

(12,800.00) 0.00 (12,800.00)

(6,300.00) 0.00 (6,300.00)

(13,000.00) 0.00 (13,000.00)

(11,400.00) 0.00 (11,400.00)

(11,600.00) 0.00 (11,600.00)

(5,600.00) 0.00 (5,600.00)

(ii,000.00) 0.00 (11,000.00)

(5,300.00) 0.00 (5,300.00)

(ii,800.00) 0.00 (Ii,800.00)

(11,000.00) 0.00 (ii,000.00)

(I0,700.00) 0.00 (10,700.00)

(5,400.00) 0.00 (5,400.00)

(11,000.00) 0.00 (11,000.00)

(5,200.00) 0.00 (5,200.00)

(10,800.00) 0.00 (10,800.00)

(12,200.00) 0.00 (12,200.00)

(11,500.00) 0.00 (11,500.00)

(5,300.00) 0.00 (5,300.00)
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SCE&G Outstanding Positions

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost. Current. Value Mark to Market

54.400 *01DEC09 (1,599, 657.20) 637, 944 00 (961,713.20)

01JULOB
OBJULOB

15JULOB
22JULOB

29JULOB

30DECOB

06JAN09
13JAN09
20JAN09
27JAN09
03FEB09
10PRB09
17FEB09
24FEB09
03MAR09

10MAR09

17MAR09

24MAR09

31MAR09

07APR09
14APR09
21APR09
28APR09
05MAY09

12MAY09

19MAY09

26MAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.100
1.100
1.100
1.000
1.100
2.000
1.000
2.000
1.000
2.000
1.000
2 .000
1.000
2. 000
1.000
2.000
1.000
2.000
1.000
2. 000
1.000
2.000
1.000
2. 000
1.000
2. 000
1.000

01JAN10
OIJAN10
01JAN10
01JAN10
01JANIO
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JANIO
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10
01JAN10

0.0000
0.0000
o.aooa
0.0000
0.0000
9.000D
9.4000
8.7000
8.4000
8.3000
7.8000
7.6000
7.3000
7.3000
7.2500
6.9000
6.8000
7.3000
6.7500
6.7000
6.6000
6.5500
6.3000
6.4800
6.9500
6.8000
6.5500

12.8981
12.4193
12.0370
10.9050
10.4144
0.7500
0.7800
0.7100
0.6400
0.6600
0.6300
0.6800
0.6100
0.5700
0.6000
0.5800
0.5550
0.6100
0.5700
0.5500
0.5700
0.5800
0.5500
0.5700
0.6400
0.6000
0.5700

5.9010
5.9010
5.9010
5.9010
5.9010
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

(141
(136
(132
(109
(114
(15

(7
(14

(6
(13
(6

(13
(6

(11
(6

(11
(5

(12
(5

(11
(5

(11
(5

(11
(6

(12
(5

879.10)
612.30)
407. 00)
050.00)
558.40)
000. 00)
800. 00)
200. 00)
400. 00)
200. 00)
300.00)
600. 00)
100.00)
400. 00)
000. 00)
600. 00)
550. 00)
200. 00)
700. 00)
000.00)
700. 00)
600. 00)
500.00)
400. 00)
400. 00)
000.00)
700.00)

64, 911.00
64, 911.00
64, 911.00
59, 010.00
64, 911.00

0.00
0. 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(76, 968 . 10)
(71, 701.30)
(67, 496. 00)
(50, 040. 00)
(49, 647. 40)
(15, 000. 00)
(7, 800. 00)

(14, 200. 00)
(6, 400. 00)

(13,200. 00)
(6, 300. 00)

(13, 600. 00)
(6, 100.00)

(11,400. 00)
(6, 000. 00)

(11,600. 00)
!5,550. 00)

(12, 200. 00)
(5, 700. 00)

(11,000. 00)
(5, 700. 00l

(11,600. 00)
(5, 500. 00)

(11,400. 00)
(6, 400. 00)

(12, 000. 00)
(5, 700. 00)

38.400 *01JAN10 (838, 856.80) 318, 654. 00 (520, 202. 80)

29JULOB

03FEB09
10FEB09
17FEB09
24FEB09
03MAR09

10MAR09

17MAR09

24MAR09

31MAR09

07APR09

14APR09
21APR09
28APR09
05MAY09

12MAY09

19MAY09

26MAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

0.900
1.000
1.000
2.000
1.000
1.000
2.000
1.000
1.000
2. 000
1.000
1.000
2.000
1.000
1.000
2.000
1.000
1.000

01FEB10
01FEB10
01FEB10
01FEBIO
01FRB10
01FEBIO
01FEB10
01FEB10
01FRBIO
01FEB10
01PEB10
01FRB10
01PEB10
01PEB10
01FEB10
01FEB10
01PEB10
01FEB10

0.0000
8.0500
7.7000
7.5000
7.4000
7.4500
7.1500
6.95aa
7.5000
7.0000
6.9000
6.8500
6.7000
6.5000
6.6500
7.1500
6.900D
6.7500

10.3784
0.6200
0.6700
0.6200
0.6000
0.5850
0.5800
0.5500
0.6000
0.5700
0.5650
0.5600
0.5800
0.5600
0.5800
0.6400
0.5950
0.5800

5.9430
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

(93, 405. 60)
(6, 200. 00)
(6, 700. 00)

(12, 400. 00)
(6, 000.00l
(5, 850. 00)

(11,600. 00)
(5, 500.00)
(6, 000. 00)

(11,400. 00)
(5, 650 .OO)

(5, 600. 00)
(11,600. 00)
[5,600. 00)
(5, 800. 00)

(12, 800. 00)
(5, 950.00)
(5, 800. 00)

53, 487. 00
0.00
0.00
0.00
0.00
0.00
0.00
O. oo
0.00
0.00
O. OD

0. 00
0.00
0.00
0.00
0.00
0.00
0.00

(39, 918 .60)
(6, 200.00)
(6, 700. 00)

(12, 400. 00)
[6,000.00)
(5, 850. 00)

(11,600. 00)
[5, 5DD. OO)

(6, 000. 00)
(11,400. 00)
!5,650. 00)
(5, 600. 0al

(11,600. 00)
!5,600. 00)
(5, 800. 00)

(12, 800. 00)
(5, 950.00)
(5, 800. 00)

22. 900 *01FEB10 (223, 855.60) 53, 487. 00 (170, 368.60)

03MAR09

10MAR09

17MAR09

24MAR09

31MAR09

07APR09
14APR09
21APR09
28APR09
05MAY09

12MAY09

19MAY09

26MAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MAR10

01MARIO

7.5000
7.2500
6.9500
7.5500
7.0500
7.0000
6.9500
6.7500
6.6000
6.7300
7.3000
7.0500
6.9000

0.6000
0.5500
0.5500
0.5900
0.5700
0.5500
0.5600
0.5700
0.5500
0.5800
0.6300
0.5850
0.5700

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

(6, 000. 00)
(5, 500. 00)
(5, 500.00)
(5, 900.00)
(5, 700. 00)
(5, 500.00)
(5, 600. 00)
(5, 700. 00)
(5, 500.00)
(5, 800. 00)
(6, 300.00)
(5, 850. 00)
(5, 700. 00)

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(6, 000. 00)
(5, 500. 00)
(5, 500. 00)
(5, 900.00)
(5, 700. 00)
(5, 500.00)
(5, 600. 00)
(5, 700. 00)
(5, 500.00)
(5, 800. 00)
(6, 300. 00)
(5, 850. 00)
(5, 700.00)

13.000 *01MAR10 (74, 550.00l 0.00 (74, 550. 00)
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Trade Date PUT/CALL Contracts Month

============ ======== ============ =======

54.400 *01DEC09

01JUL08 1.100 01JAN10

08JUL08 i.i00 01JAN10

15JUL08 1.100 01JAN10

22JUL08 1.000 01JAN10

29JUL08 1.100 01JAN10

30DEC08 CALL 2.000 01JAN10

06JAN09 CALL 1.000 01JAN10

13JAN09 CALL 2.000 01JAN10

20JAN09 CALL 1.000 01JAN10

27JAN09 CALL 2.000 01JAN10

03FEB09 CALL 1.000 01JAN10

10FEB09 CALL 2.000 01JAN10

17FEB09 CALL 1.000 01JAN10

24FEB09 CALL 2.000 01JAN10

03MAR09 CALL 1.000 01JAN10

10MAR09 CALL 2.000 01JAN10

17MAR09 CALL 1.000 01JAN10

24MAR09 CALL 2.000 01JAN10

31MAR09 CALL 1.000 01JAN10

07APR09 CALL 2.000 01JAN10

14APR09 CALL 1.000 01JAN10

21APR09 CALL 2.000 01JAN10

28APR09 CALL 1.000 01JAN10

05MAY09 CALL 2.000 01JAN10

12MAY09 CALL 1.000 01JAN10

19MAY09 CALL 2.000 01JAN10

26MAY09 CALL 1.000 01JAN10

38.400 *01JAN10

29JUL08 0.900 01FEB10

03FEB09 CALL 1.000 01FEB10

10FEB09 CALL 1.000 01FEB10

17FEB09 CALL 2.000 01FEB10

24FEB09 CALL 1.000 01FEB10

03MAR09 CALL 1.000 01FEB10

10MAR09 CALL 2.000 01FEB10

17MAR09 CALL 1.000 01FEB10

24MAR09 CALL 1.000 01FEB10

31MAR09 CALL 2.000 01FEB10

07APR09 CALL 1.000 01FEB10

14APR09 CALL 1.000 01FEB10

21APR09 CALL 2.000 01FEB10

28APR09 CALL 1.000 01FEB10

05MAY09 CALL 1.000 01FEB10

12MAY09 CALL 2.000 01FEB10

19MAY09 CALL 1.000 01FEB10

26MAY09 CALL 1.000 01FEB10

22.900 *01FEB10

03MAR09 CALL 1.000 01MAR10

10MAR09 CALL 1.000 01MARl0

17MAR09 CALL 1.000 01MARl0

24MAR09 CALL 1.000 01MARl0

31MAR09 CALL 1.000 01MARl0

07APR09 CALL 1.000 01MARl0

14APR09 CALL 1.000 01MAR10

21APR09 CALL 1.000 01MARl0

28APR09 CALL 1.000 01MAR10

05MAY09 CALL 1.000 01MARl0

12MAY09 CALL 1.000 01MARl0

19MAY09 CALL 1.000 01MARl0

26MAY09 CALL 1.000 01MARl0

13.000 *01MARl0

Strike Price

============

0.0000

0.0000

0.0000

0.0000

0.0000

9.0000

9.4000

8.7000

8.4000

8.3000

7.8000

7.6000

7.3000

7.3000

7.2500

6.9000

6.8000

7.3000

6.7500

6.7000

6.6000

6.5500

6.3000

6.4800

6.9500

6.8000

6.5500

0.0000

8.0500

7.7000

7.5000

7.4000

7.4500

7.1500

6.9500

7.5000

7.0000

6.9000

6.8500

6.7000

6.5000

6.6500

7.1500

6.9000

6.7500

7.5000

7.2500

6.9500

7.5500

7.0500

7.0000

6.9500

6.7500

6.6000

6.7300

7.3000

7.0500

6.9000

SCE&G Outstanding Positions

Trade Price Market Price Total Cost

=========== == .... ====== ==================

(1,599,657.20)

12.8981 5.9010 (141,879.10)

12.4193 5.9010 (136,612.30)

12.0370 5.9010 (132,407.00)

10.9050 5.9010 (109,050.00)

10.4144 5.9010 (i14,558.40)

0.7500 0.0000 (15,000.00)

0.7800 0.0000 (7,800.00)

0.7100 0.0000 (14,200.00)

0.6400 0.0000 (6,400.00)

0.6600 0.0000 (13,200.00)

0.6300 0.0000 (6,300.00)

0.6800 0.0000 (13,600.00)

0.6100 0.0000 (6,100.00)

0.5700 0.0000 (11,400.00)

0.6000 0.0000 (6,000.00)

0.5800 0.0000 (11,600.00)

0.5550 0.0000 (5,550.00)

0.6100 0.0000 (12,200.00)

0.5700 0.0000 (5,700.00)

0.5500 0.0000 (ii,000.00)

0.5700 0.0000 (5,700.00)

0.5800 0.0000 (11,600.00)

0.5500 0.0000 (5,500.00)

0.5700 0.0000 (11,400.00)

0.6400 0.0000 (6,400.00)

0.6000 0.0000 (12,000.00)

0.5700 0.0000 (5,700.00)

Current Value Mark to Market

======= .... ====== ...... =================

637,944.00 (961,713.20)

64,911.00 (76,968.10)

64,911.00 (71,701.30)

64,911.00 (67,496.00)

59,010.00 (50,040.00)

64,911.00 (49,647.40)

0.00 (15,000.00)

0.00 (7,800.00)

0.00 (14,200.00)

0.00 (6,400.00)

0.00 (13,200.00)

0.00 (6,300.00)

0.00 (13,600.00)

0.00 (6,100.00)

0.00 (11,400.00)

0.00 (6,000.00)

0.00 (11,600.00)

0.00 (5,550.00)

0.00 (12,200.00)

0.00 (5,700.00)

0.00 (Ii,000.00)

0.00 (5,700.00)

0.00 (11,600.00)

0.00 (5,500.00)

0.00 (11,400.00)

0.00 (6,400.00)

0.00 (12,000.00)

0.00 (5,700.00)

(838,856.80) 318,654.00 (520,202.80)

10.3784 5.9430 (93,405.60)

0.6200 0.0000 (6,200.00)

0.6700 0.0000 (6,700.00)

0.6200 0.0000 (12,400.00)

0.6000 0.0000 (6,000.00)

0.5850 0.0000 (5,850.00)

0.5800 0.0000 (11,600.00)

0.5500 0.0000 (5,500.00)

0.6000 0.0000 (6,000.00)

0.5700 0.0000 (11,400.00)

0.5650 0.0000 (5,650.00)

0.5600 0.0000 (5,600.00)

0.5800 0.0000 (11,600.00)

0.5600 0.0000 (5,600.00)

0.5800 0.0000 (5,800.00)

0.6400 0.0000 (12,800.00)

0.5950 0.0000 (5,950.00)

0.5800 0.0000 (5,800.00)

(223,855.60)

0.6000 0.0000 (6,000.00)

0.5500 0.0000 (5,500.00)

0.5500 0.0000 (5,500.00)

0.5900 0.0000 (5,900.00)

0.5700 0.0000 (5,700.00)

0.5500 0.0000 (5,500.00)

0.5600 0.0000 (5,600.00)

0.5700 0.0000 (5,700.00)

0.5500 0.0000 (5,500.00)

0.5800 0.0000 (5,800.00)

0.6300 0.0000 (6,300.00)

0.5850 0.0000 (5,850.00)

0.5700 0.0000 (5,700.00)

53,487.00 (39,918.60)

0.00 (6,200.00)

0.00 (6,700.00)

0.00 (12,400.00)

0.00 (6,000.00)

0.00 (5,850.00)

0.00 (11,600.00)

0.00 (5,500.00)

0.00 (6,000.00)

0.00 (11,400.00)

0.00 (5,650.00)

0.00 (5,600.00)

0.00 (11,600.00)

0.00 (5,600.00)

0.00 (5,800.00)

0.00 (12,800.00)

0.00 (5,950.00)

0.00 (5,800.00)

53,487.00 (170,368.60)

0.00 (6,000.00)

0.00 (5,500.00)

0.00 (5,500.00)

0.00 (5,900.00)

0.00 (5,700.00)

0.00 (5,500.00)

0.00 (5,600.00)

0.00 (5,700.00)

0.00 (5,500.0O)

0.00 (5,800.00)

0.00 (6,300.00)

0.00 (5,850.00)

0.00 (5,700.00)

(74,550 . 00) 0 . O0 (74,550 . O0 )
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SCE&G Outstanding Positions

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

31NAR09

07APR09
14APR09
21APR09
05NAY09

12MAY09

19MAY09

26NAY09

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000

01APR10
01APR10
01APR10
01APR10
01APR10
01APR10
01APR10
01APR10

6.7000
6.6500
6.7500
6.5500
6.5300
6.7000
6.7500
6.7000

5400
5400
5400
5500
5600
6100
5800
5450

0000
0000
0000
0000
0000
0000
0000
0000

(5, 400. 00)
(5, 400. 00)
(5, 400. 00)
(5, 500. 00)
(5, 600. 00)
(6, 100.00)
(5, 800. 00)
(5, 450. 00)

0.00
0.00
0.00
0. 00
0.00
0.00
0.00
0.00

(5, 400. 00)
(5, 400. 00)
(5, 400. 00)
(5, 500. 00)
(5, 600. 00)
(6, 100.00)
(5, 800. 00)
(5, 450. 00)

8.000 *01APR10 (44, 650.00) 0.00 (44 650 00)

05NAY09

19MAY09

CALL

CALL

1.000
1.000

01NAY10
01NAY10

6.6200
6.9000

0.5600
0.5800

0.0000
0.0000

(5
(5

600. 00)
800. 00)

0.00
0.00

(5, 600. 00)
(5, 800. 00)

2. 000 *01NAY10 400. 00) 0.00 (11,400. 00)

419.000 (21, 752 886.20) 10, 773, 910.00 (10, 978, 976.20)
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Trade Date PUT/CALL Contracts

============ ==== ....

31MAR09 CALL 1.000

07APR09 CALL 1.000

14APR09 CALL 1.000

21APR09 CALL 1.000

05MAY09 CALL 1.000

12MAY09 CALL 1.000

19MAY09 CALL 1.000

26MAY09 CALL 1.000

8.000

05MAY09 CALL 1.000

19MAY09 CALL 1.000

2.000

419.000

JBE&GOPENPOSITIONS 12JUN09 08:30

Database: Zainet_Merant_Prod a/o 31MAY09

SCE&G Outstanding Positions

Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

============ ======= = ..... ====== = .... ====== == ...... ==== == ...... ====== .... == ....... === ..... === ........ == ...... =_==

01APRI0 6.7000 0.5400 0.0000

01APRI0 6.6500 0.5400 0.0000

01APRI0 6.7500 0.5400 0.0000

01APRI0 6.5500 0.5500 0.0000

01APRI0 6.5300 0.5600 0.0000

01APRI0 6.7000 0.6100 0.0000

01APRI0 6.7500 0.5800 0.0000

01APRI0 6.7000 0.5450 0.0000

*01APRI0

01MAY10 6.6200 0.5600 0.0000

01MAY10 6.9000 0.5800 0.0000

*01MAY10

(5,400.00) 0.00 (5,400.00)

(5,400.00) 0.00 (5,400.00)

(5,400.00) 0.00 (5,400.00)

(5,500.00) 0.00 (5,500.00)

(5,600.00) 0.00 (5,600.00)

(6,100.00) 0.00 (6,100.00)

(5,800.00) 0.00 (5,800.00)

(5,450.00) 0.00 (5,450.00)

(44,650.00) 0.00 (44,650.00)

(5,600.00) 0.00 (5,600.00)

(5,800.00) 0.00 (5,800.00)

................................

(I1,400.00) 0.00 (11,400.00)

.............................................

(21,752,886.20) 10,773,910.00 (10,978,976.20)


